§ 1. Introduction
Let (X, 33, jLt) be a measure space and SI be a sub-ff-field of S3. A family {<"*} x t=x of probability measures on S3, indexed by x is called a system of conditional probabilities with respect to SI or a disintegration of p. with respect to SI if it has the following properties, namely For the proof, see [2] or [3] , However even in a standard space, taking a suitable sub-cr-field SI there does exist a probability measure whose disintegration with respect to SI is non ergodic. The purpose of this note is to give such an example. § 2 e Examples Let R°° be the countable direct product of R 9 $B(J2°°) be the Borel 0-field on M°° and ^ be the standard Lebesgue measure on (0, 1]. Take 0<j<l/2, and using indicator function X Uik (r) of the intervals ( Finally we will give a simple example of (X, 33) on which a probability measure p. does not admit any disintegration with respect to a sub-a-field SI.
Let It follows from (18) that Q n / -1 ([a, ^])=*=0 for 0^v a^v ft^ 1. So using the complete intersection property of compact sets, <£ n/~1(a)=f=0 holds for all a<E[0, 1]. Now take Cantor's ternary set C and put N=Qr\f~l(C). Then ja(N)=0 holds by (19) and *N=X holds by the above arguments.
Q.E.D.
